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Abstract
In the study of the small ten-dimensional Schwarzschild blackhole, the blackhole to
string transition is an important problem. In [1], a possible identification is made
between the Gross-Witten-Wadia (GWW) type third-order large-N phase transition
in the boundary gauge theory and the string-black hole transition in the bulk. In this
paper, we exhibit the existence of the GWW transition by Monte Carlo simulation
in the zero mode bosonic action of the finite-temperature N = 4 SYM theory on
S3. Exhibiting this transition in the truncated but highly non-trivial gauge theory
implies that in the vicinity of the critical temperature Tc, the system goes critical,
and the fluctuations give rise to universal formulas derived in [1]. We also discuss
the issue of SO(6) R-symmetry breaking.
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1 Introduction
Understanding the string-black hole transition is an important problem in string theory.
The radius of a Schwarzschild blackhole becomes smaller with rising temperature and at
a certain temperature the blackhole transits to a gas of strings [2–6]. This is a difficult
problem to address as it needs a proper understanding of non-perturbative effects in string
theory. The finite temperature of a Schwarzschild blackhole breaks supersymmetry and
string loop corrections are uncontrolled. In [1] it was demonstrated that the problem
of the string-blackhole transition can be formulated in a space-time with AdS5 × S5
boundary conditions. This enabled one to use the AdS/CFT correspondence [7] to map
the string-blackhole transition phenomenon to a Gross-Witten-Wadia (GWW) type phase
transition [8–10] in the boundary gauge theory defined on S3 × R. 4
The compactness and positive curvature of the space S3 permits one to integrate out
all other modes to get an effective multi-trace unitary matrix model for the zero mode
of the Polyakov line. Based on the works [11–18], this type of effective unitary matrix
model was analyzed in [1] to show the existence of the GWW type transition. The o(1)
part of the gauge theory effective action was also calculated in a double scaled region near
the transition temperature. The o(1) part is universally given in terms of F (t), where F
satisfies the following differential equation
∂t
2F (t) = −f 2(t). (1.1)
and f(t) is the Painleve II function, and t is a scaled variable proportional to (T −Tc)N
2
3 .
The derivation of the effective unitary matrix model from the gauge theory is a subtle
one. In a weakly coupled gauge theory one may demonstrate this explicitly in perturbation
4One should caution against too literal an interpretation of the gauge theory result since at the cross
over, the winding Polyakov line is non-zero, signaling that a black hole (without a space-time description,
still persists at the phase transition and passes over into a stringy description only beyond the temperature
at which the phase transition occurs. We would like to thank Juan Maldacena for a discussion of this
point.
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theory at large N [19]. However the situation is less clear in the strong coupling regime.
One difficulty comes from the Gregory-Laflamme transition for a small AdS5 × S5 black-
hole. This transition breaks the SO(6) symmetry of S5 and the question arises whether
there is a new zero mode associated with this transition, and whether the unitary matrix
model is a good description after this transition. In [1] it has been shown, using a super-
gravity analysis within the AdS/CFT correspondence, that even at strong coupling, the
unitary matrix model serves as an effective description.
Given the physical relevance of the GWW transition, it is important to see if this
phenomenon occurs when one is not dealing with the dynamics (however complicated)
of a single unitary matrix or the quantum mechanics of a single unitary matrix. It is
not at all obvious that this large-N transition occurs in more complicated models of non-
commuting matrices and gauge theories. In the past this question has been explored by
Douglas and Kazakov [20] in their study of two-dimensional Yang-Mills theory on S2.
However this problem too, gets recast into a problem of a single unitary matrix because
the partition function turns out to be the heat kernel on the unitary group.
In order to answer these questions, there seems to be no analytic tools as is usually
the case with complicated dynamical problems. Hence we use numerical Monte Carlo
methods to explore and exhibit the large-N GWW transition and also study the question
of R-symmetry breaking at large N . Since the full N = 4 SYM theory on S3 × R is
too difficult, in the first run we study the gauge theory restricted to the zero modes of
the bosonic sector. It is likely that this reduction captures the essential features of the
dynamics. It is motivated by the fact that the metric of the small Schwarzschild black
hole is uniform on S3. Regarding fluctuations in the bulk, the zero mode gauge theory
has correspondence with fluctuations in the bulk which are independent of S3 and only
depend on the radial AdS5 coordinate and time.
The importance of exhibiting this transition lies in the fact that in the vicinity of the
critical temperature Tc, the system goes critical and the fluctuations give rise to universal
formulas (1.1) which solely depend on the multi-critical point which is characterized by
the exponent 2
3
in the scaling law (T − Tc) ∼ N
− 2
3 . Hence the formulas for the black hole
cross over which were derived using the effective unitary matrix model in [1] are also valid
while working directly with the zero mode sector of the gauge theory.
This paper is organized as follows. In Section 2, we introduce the zero mode action
of the bosonic part of the N = 4 SYM theory on S3 × R. In Section 3, we discuss the
numerical studies of the GWW-type phase transition. In Section 4, we study the SO(6)
R-symmetry using Monte Carlo simulation. Section 5 is devoted to conclusions and future
outlook.
2 The model: N = 4 SYM theory reduced on S3
We study the N = 4 SYM theory, when all the bosonic fields are restricted to their zero
modes on S3.
Z =
∫
dMdAe−S
′
, where (2.1)
S ′ = N
∫ β
0
dt
(
tr
D∑
µ=1
(DtMµ(t))
2 −
λ
2
tr
D∑
µ,ν=1
[Mµ(t),Mν(t)]
2 +m2
D∑
µ=1
trM2µ(t)
)
,
2
(2.2)
and Dt is a covariant derivative defined by
DtMµ(t) = ∂tMµ(t)− i[A(t),Mµ(t)]. (2.3)
D is the dimensionality of the model, and the dynamical variables A(t) and Mµ(t) (µ =
1, 2, · · · , D) are N ×N Hermitian matrices, which can be regarded as the gauge field and
the SO(D) adjoint scalars, respectively. This model has a U(N) gauge symmetry
Mµ(t)→ g(t)Mµ(t)g
†(t), A(t)→ g(t)A(t)g†(t) + ig(t)
dg†(t)
dt
. (2.4)
The Euclidean time t in the action (2.2) has a finite extent β, which is the inverse tem-
perature β = 1/T . Both the gauge and the scalar fields obey the periodic boundary
conditions
A(t+ β) = A(t), Mµ(t+ β) = Mµ(t). (2.5)
While this model has three parameters, β, λ and m, these are not independent of each
other, as m can always be set to unity by the following redefinitions
β →
β
m
, λ→
λ
m3
(2.6)
and rescaling of the fields
A(t)→
1
m
A(t), Mµ(t)→ m
1
2Mµ(t). (2.7)
The periodic boundary condition (2.5) prevents us from fixing the A = 0 gauge. However
we can fix a gauge where the gauge field is static and diagonal:
A =
1
β
diag(α1, α2, · · · , αN), (2.8)
where αa ∈ (−π, π]. The indices a, b, · · · run over 1, 2, · · · , N . This gives rise to the
Fadeev-Popov term
Sf.p. = −
N∑
a,b=1,a6=b
log sin |(αa − αb)/2|, (2.9)
whose derivation is given in full detail in [21, 22]. In the following, we study the action
S = S ′ + Sf.p.. (2.10)
We study the model (2.10) numerically by Monte Carlo simulation. The details of the
algorithm are given in [23]5. We simulate the model with the time direction discretized.
We apply the heat bath algorithm to the scalar fields and Metropolis algorithm to the
gauge field, respectively. It turns out that taking 10 lattice points of the time direction is
enough and that increasing the lattice points further does not affect the result.
5In [24, 25], they discuss the simulation of the supersymmetric gauge theory at finite temperature
using Fourier transformation, instead of lattice discretization.
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3 GWW phase transition
In this section, we study the GWW type phase transition of the simplest unitary matrix
model, for which an analytical solution is available [8–10]. This model is useful to test
the accuracy of the numerical method.
3.1 The trU † + trU model
We start with the numerical simulation of the unitary matrix model consisting only of
trU without adjoint scalar fields, where
U = P exp
(
i
∫ β
0
dtA(t)
)
. (3.1)
P denotes the path-ordered product. We consider the partition function
Zg =
∫
dU exp
(
Ng
2
(trU + trU †)
)
. (3.2)
and define un =
1
N
trUn for an integer n. In the static and diagonal gauge (2.8),
un =
1
N
N∑
a=1
einαa . (3.3)
These are the moments of the density of eigenvalues: u(α) = 1
2pi
∑N
a=1 δ(α− αa).
The first two moments are given by
〈|u1|〉 =
{ g
2
(g < 1)
1− 1
2g
(g > 1)
〈|u2|〉 =
{
0 (g < 1)
1− 2
g
+ 1
g2
(g > 1).
(3.4)
The third-order transition at the point g = 1 is the GWW transition. This is a
transition between the gapped and ungapped phases of the eigenvalue distribution of the
unitary matrix model. For a generic unitary matrix model, all un’s show a similar non-
analytical behavior like u1, because near the gap opening point, the relevant operator is
given by a linear combination of un [1].
We first verify this result numerically using Monte Carlo simulation. To this end, we
take static and diagonal gauge (2.8) and add the Fadeev-Popov term (2.9). Namely, we
apply the Metropolis algorithm to the action
−
Ng
2
(trU + trU †)−
N∑
a,b=1,a6=b
log sin |
αa − αb
2
|. (3.5)
We plot the VEV’s 〈|u1,2|〉 against g in figure 1 for N = 128, and find that they actually
agree with the result (3.4).
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Figure 1: The vacuum expectation values 〈|u1,2|〉 against g for N = 128.
3.2 GWW phase transition in the gauge theory reduced on S3
We next study the saddle point of the gauge field by adding the chemical potential µ(trU+
trU †) to the action (2.10). Namely, we study the matrix model
Sg = S
′ + Sg.f. +Nβµ(trU + trU
†), (3.6)
where the terms S ′ and Sg.f. are defined in (2.2) and (2.9), respectively, and U is the
Polyakov line defined in (3.1).
3.2.1 D = 2 case
We first study the D = 2 case, in which the numerical simulation of large N is reachable
at a reasonable CPU time. The phase transition of the one-dimensional matrix quantum
mechanics with respect to the temperature has been studied in [23,26–28] in the absence
of the chemical potential. The Polyakov line 〈|u1|〉 is small in the low-temperature region,
while it is large in the high-temperature region. We focus on the low-temperature region
β = 2.0, in which the Polyakov line 〈|u1|〉 is small for µ = 0.0. We plot the result of the
D = 2, λ = m = 1.0 and N = 48 case in figure 2.
The graph above indicates a signature of the phase transition (possibly third or higher
order) near the critical point
µc ≃ 0.22, (3.7)
at which the Polyakov line is 〈|u1|〉 = 0.5. This is expected from the fact that 〈|u2|〉 ≪
〈|u1|〉 near the transition point. To understand the nature of the transition we first numer-
ically plot the derivative d〈|u1|〉
dµ
in figure 2 (left). The derivative seems to be continuous,
and hence the possible transition should at least be of third order. Numerical errors pre-
vent us from going further and calculating the higher derivatives directly from our data.
Instead, in figure 2 (right) we try to fit our data with analytic functions in the regime
µ < µc and µ > µc and extrapolate the information about derivatives from the fitted func-
tions. It should be noted that the fitted functions do not necessarily represent the correct
analytic form of the exact answer, but they can be viewed as a close approximation.
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Figure 2: The vacuum expectation values
d〈|u1,2|〉
dµ
(left) and 〈|u1,2|〉 (right) against µ for
D = 2, λ = m = 1.0 and N = 48.
We fit the VEV 〈|u1|〉 with the function
〈|u1|〉 =
{
q1
µ
µc
+ r1(
µ
µc
)2, (µ < µc),
1− q2(
µ
µc
)−1 − r2(
µ
µc
)−2, (µ > µc),
(3.8)
We exploit the fact that in the large-N limit, 〈|u1|〉 is 0 at µ = 0 and 〈|u1|〉 → 1 as
µ→∞. And from the fact that 〈|u1|〉 and its first derivative
d〈|u1|〉
dµ
are continuous at the
critical point µ = µc, we obtain the condition for r1 and r2.
r1 =
1
2
(1−
3
2
q1 −
1
2
q2), r2 =
1
2
(1−
1
2
q1 −
3
2
q2). (3.9)
The parameters q1,2 are fitted as
q1 = 0.503542± 0.01181, q2 = 0.53791± 0.003644. (3.10)
In this case, the coefficients r1,2 are r1 = −0.0121 and r2 = −0.029318, respectively. We
find that the contribution of the terms r1(
µ
µc
)2 for µ < µc and r2(
µ
µc
)−2 for µ > µc is
small compared to the rest of the terms in (3.8). Since its second derivative d
2〈|u1|〉
dµ2
is
discontinuous at the critical point µ = µc, this system undergoes the GWW type third-
order phase transition.
The VEV 〈|u2|〉 is small when µ < µc, and in this region 〈|u2|〉 is closer to zero at
larger N . When µ > µc, it is fitted with the following function similarly to the unitary
matrix model.
〈|u2|〉 = 1−
2µc
µ
+
µ2c
µ2
, (µ > µc). (3.11)
Next, we turn our attention to the high-temperature case β = 0.2, in which the VEV’s
of the Polyakov line 〈|u1,2|〉 are large even in the absence of the chemical potential. We
plot 〈|u1,2|〉 against µ for D = 2, β = 0.2, λ = m = 1.0 case for N = 48 in figure
3. In contrast to the low-temperature case, we find that there is no GWW type third-
order phase transition in this case and that the VEV’s of the Polyakov line increase
monotonically.
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Figure 3: The vacuum expectation values 〈|u1,2|〉 against µ in the D = 2, β = 0.2,
λ = m = 1.0 case for N = 48.
3.2.2 D = 6 case
We next study a different dimensionality, D = 6. Similarly, we plot the VEV’s 〈|u1,2|〉
against µ in the D = 6, β = 2.0, λ = m = 1.0 case for N = 16 in figure 4. We read off
the critical point as
µc ≃ 0.20. (3.12)
Then, we fit them with the functions (3.8) and (3.11). In this case, the parameters are
q1 = 0.53803± 0.02015, q2 = 0.542291± 0.006888. (3.13)
The coefficients r1,2 are r1 = −0.039095 and r2 = −0.0412257, which suggests that the
contribution of the r1,2 terms is smaller than that of the rest of the terms in (3.8). We
find that the result is similar to the D = 2 case.
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Figure 4: The vacuum expectation values 〈|u1,2|〉 against µ in the D = 6, β = 2.0,
λ = m = 1.0 case for N = 16.
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4 SO(6) R-symmetry breaking
In this section, we study the spontaneous breaking of the SO(6) R-symmetry of the
model (2.10) by Monte Carlo simulation. Throughout this section, we focus on the D = 6
dimensional case. In analogy with the IKKT-type matrix model [29], we consider the
following observable [30–36],
I ′µν(t) =
1
N
tr (Mµ(t)Mν(t)). (4.1)
In our case, we integrate the operator I ′µν(t) with respect to the time direction and obtain
the ”integrated moment of inertia tensor”
Iµν =
1
N
∫ β
0
dttrMµ(t)Mν(t). (4.2)
We define the eigenvalues of this 6× 6 matrix Iµν , which are all real positive, as λµ with
the specific order
λ1 ≥ λ2 ≥ · · · ≥ λ6. (4.3)
We consider the following SO(6) invariant quantity [30],
J =
1
6
IµνIµν − (
1
6
Iµµ)
2. (4.4)
This quantity measures the variance of the eigenvalue distribution of Iµν . Using large-N
factorization we get
〈J〉 = 〈
1
6
IµνIµν − (
1
6
Iµµ)
2〉 (4.5)
≈
1
6
〈Iµν〉〈Iµν〉 −
1
62
〈I2µµ〉. (4.6)
Using the fact that the VEV of any SO(6) two-tensor is proportional to δµν , i.e. 〈Iµν〉 =
λδµν , we get 〈J〉 = 0. This relationship is not true in general and we expect 〈J〉 6= 0
at finite N . In the case when 〈J〉 is non-zero, the width of the eigenvalue distribution
of Iµν is non-zero. The above scenario implies that the dominant contribution of the
path integral comes from the configurations for which the eigenvalues of Iµν are not equal
and consequently the SO(6) symmetry is broken. Hence by plotting the VEV’s of the
eigenvalues of Iµν and measuring the width of the distribution, we can figure out the
possibility of SO(6) symmetry breaking at large N . This leads us to evaluate the VEV’s
of these eigenvalues 〈λµ〉 in the large-N limit. After diagonalization, the residual SO(6)
transformations permute the eigenvalues λµ. Hence an unbroken SO(6) symmetry implies,
〈λ1〉 = 〈λ2〉 = · · · = 〈λ6〉. (4.7)
whereas a broken SO(6) symmetry implies that for some µ > ν, 〈λµ〉 > 〈λν〉. To this end,
we extrapolate the large-N limit from the simulation of finite N . If the eigenvalues 〈λµ〉
are all equal in the large-N limit, this suggests that the SO(6) symmetry is unbroken.
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4.1 Dynamical gauge field
We first study the SO(6) R-symmetry breaking when gauge field A is integrated. To this
end, we update the gauge field A, as well as the scalar fieldsMµ(t) via the usual algorithm.
We extrapolate the large-N limit from the finite-N results of N = 16, 20, 24, 28, 32 for
the high-temperature β = 0.1 and the middle-temperature β = 1.0 cases. We plot the
eigenvalues 〈λµ〉 against 1/N in figure 5.
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Figure 5: 〈λµ〉 against 1/N for m = 1.0, and N = 16, 20, 24, 28, 32. (β, λ) = (0.1, 0.1)
(upper left), (β, λ) = (1.0, 0.1) (upper right), (β, λ) = (0.1, 1.0) (lower left), (β, λ) =
(1.0, 1.0) (lower right).
It turns out that the eigenvalues 〈λµ〉 converge to the same value in the large-N limit.
This behavior is qualitatively the same for other parameter regions of the action (2.10).
This indicates that the SO(6) R-symmetry is unbroken in the matrix model (2.10).
4.2 Uniform and Clumped configurations of the gauge field
We next study the SO(6) R-symmetry breaking in the specific configurations of the gauge
field, which correspond to AdS5×S5 and a black hole. To this end, we put the constraints
on the gauge fields. In the following, we focus on the high-temperature β = 0.1 and
massive m = 1.0 case, and take λ = 1.0.
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1. Uniform distribution
We take the diagonal part of the gauge field (2.8) as
αa =
π
N
(2a−N). (4.8)
In this case, the Polyakov line U satisfies 〈|un|〉 = 0 for any nonzero integer n. In
the AdS/CFT correspondence uniform distribution, which is depicted in figure 6 (1),
corresponds to the AdS5× S5 spacetime [1,37]. To realize this configuration, we skip the
Metropolis algorithm to update the gauge field A and fix the configuration of the gauge
field to be (4.8). We update only the scalar fields Mµ(t) via heat bath algorithm.
2. Clumped distribution
In the clumped distribution, we constrain the gauge fields in a small region αa ∈
[−πǫ,+πǫ], which is opposite to the gapped distribution. This distribution is depicted in
figure 6 (2). Similarly to the gapped distribution, we take ǫ = 0.05. If αa goes out of the
region [−πǫ,+πǫ], we automatically reject that configuration. This configuration coming
from a gapped distribution of eigenvalues corresponds to the blackhole state as can be
indicated by an analysis of large-N perturbation theory around the gapped phase [1].
(2)clumped(1)uniform
Figure 6: Distribution of the diagonal part of the gauge fields {eiβαa} in (1)uniform and
(2) clumped distribution.
Similar to the case when we updated the configuration of the gauge field, we make a
large-N extrapolation of the eigenvalues 〈λµ〉.
We plot in figure 7 the eigenvalues 〈λµ〉 against 1/N for the high-temperature β = 0.1
and λ = m = 1.0 case. In these cases, too, the eigenvalues 〈λµ〉 converge to the same
value at large N . We find that the SO(6) R-symmetry of the scalar field is unbroken for
these configurations of the gauge field.
5 Conclusions
In this paper, we have exhibited the GWW large-N phase transition using Monte Carlo
simulation in the zero mode reduction of the bosonic part of the N = 4 SYM theory on
the S3 × R space. We have studied the saddle point by adding a chemical potential to
the reduced action, and observed a third-order phase transition in the large-N limit. Its
significance is that the large-N transition signals critical behavior and the the properties of
10
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Figure 7: 〈λµ〉 against 1/N for β = 0.1 and λ = m = 1.0 in the uniform (left) and clumped
(right) distribution.
the model in the vicinity of the critical point are universal. Hence we expect that the o(1)
free energy is given by (1.1). We have also numerically found that the SO(6) R-symmetry
is NOT spontaneously broken, in the large-N limit. In the d = 0 and d = 1 unitary matrix
models the physical mechanism for the GWW transition is well understood. In the d = 0
models the repulsion between eigenvalues, from the measure, and their attraction in the
potential well, are competing effects which lead to this transition [8, 9].6 In the d = 1
models the phase transition is signaled when the Fermi level reaches the hump (maximum)
of the potential [10]. In the more complicated models we have explored, there are typically
non-commuting matrices and explanation seems to be less obvious.
In the future it would be instructive to go beyond the zero mode approximation and
develop numerical methods to include the variation of the fields on S3. Also, it would be
interesting to be able to include the adjoint fermions of the gauge theory in the numerical
calculation.
Acknowledgment
The authors would like to thank Rajesh Gopakumar, Shiraz Minwalla, Shingo Takeuchi
and Toby Wiseman for valuable discussions. T.A. thanks Sourendu Gupta for help in the
use of the computer system. Part of the simulations were performed on the computer
cluster of the Physics Theory group of the National Technical University of Athens. SRW
would like to thank the J. C. Bose Fellowship of the Govt. of India.
References
[1] L. Alvarez-Gaume, P. Basu, M. Marino and S. R. Wadia, “Blackhole / string transi-
tion for the small Schwarzschild blackhole of AdS5 × S5 and critical unitary matrix
models,” Eur. Phys. J. C 48, 647 (2006) [hep-th/0605041].
6Recently Dutta and Gopakumar [38] have discussed the multi-trace unitary matrix model in the
large-N limit, in terms of the saddle point in the space of the Young Tableaux density. This density and
the eigenvalue density provide a very interesting phase space picture of the large-N transition.
11
[2] L. Susskind, “Some speculations about blackhole entropy in string theory,”
hep-th/9309145.
[3] G. T. Horowitz and J. Polchinski, “A correspondence principle for blackholes and
strings,” Phys. Rev. D 55, 6189 (1997) [hep-th/9612146].
[4] A. Sen, “Extremal blackholes and elementary string states,” Mod. Phys. Lett. A 10,
2081 (1995) [hep-th/9504147].
[5] M. J. Bowick, L. Smolin and L. C. R. Wijewardhana, “Does String Theory Solve The
Puzzles Of blackhole Evaporation?,” Gen. Rel. Grav. 19, 113 (1987).
[6] M. J. Bowick, L. Smolin and L. C. R. Wijewardhana, “Role Of String Excitations In
The Last Stages Of blackhole Evaporation,” Phys. Rev. Lett. 56, 424 (1986).
[7] J. M. Maldacena, “The large N limit of superconformal field theories and supergrav-
ity,” Adv. Theor. Math. Phys. 2, 231 (1998) [Int. J. Theor. Phys. 38, 1113 (1999)]
[hep-th/9711200].
[8] D. J. Gross and E. Witten, “Possible Third Order Phase Transition In The Large N
Lattice Gauge Theory,” Phys. Rev. D 21, 446 (1980).
[9] S. Wadia, “A Study Of U(N) Lattice Gauge Theory In Two-Dimensions,” EFI-79/44-
CHICAGO
[10] S. R. Wadia, “N = Infinity Phase Transition In A Class Of Exactly Soluble Model
Lattice Gauge Theories,” Phys. Lett. B 93, 403 (1980).
[11] L. Alvarez-Gaume, C. Gomez, H. Liu and S. Wadia, “Finite temperature effective
action, AdS(5) blackholes, and 1/N expansion,” Phys. Rev. D 71, 124023 (2005)
[hep-th/0502227].
[12] P. Basu and S. R. Wadia, “R-charged AdS(5) black holes and large N unitary matrix
models,” Phys. Rev. D 73, 045022 (2006) [hep-th/0506203].
[13] B. Sundborg, “The Hagedorn transition, deconfinement and N = 4 SYM theory,”
Nucl. Phys. B 573, 349 (2000) [hep-th/9908001].
[14] A. M. Polyakov, “Gauge fields and space-time,” Int. J. Mod. Phys. A 17S1, 119
(2002) [hep-th/0110196].
[15] O. Aharony, J. Marsano, S. Minwalla, K. Papadodimas and M. Van Raamsdonk,
“The Hagedorn / deconfinement phase transition in weakly coupled large N gauge
theories,” Adv. Theor. Math. Phys. 8, 603 (2004) [hep-th/0310285].
[16] H. Liu, “Fine structure of Hagedorn transitions,” hep-th/0408001.
[17] M. Spradlin and A. Volovich, “A pendant for Polya: The one-loop partition function
of N = 4 SYM on R× S3,” Nucl. Phys. B 711, 199 (2005) [hep-th/0408178].
[18] J. Hallin and D. Persson, “Thermal phase transition in weakly interacting, large N(c)
QCD,” Phys. Lett. B 429, 232 (1998) [hep-ph/9803234].
12
[19] O. Aharony, J. Marsano, S. Minwalla, K. Papadodimas and M. Van Raamsdonk, “A
first order deconfinement transition in large N Yang-Mills theory on a small S3,”
Phys. Rev. D 71, 125018 (2005) [hep-th/0502149].
[20] M. R. Douglas and V. A. Kazakov, Phys. Lett. B 319, 219 (1993) [hep-th/9305047].
[21] K. Furuuchi, E. Schreiber and G. W. Semenoff, “Five-brane thermodynamics from
the matrix model,” hep-th/0310286.
[22] N. Kawahara, J. Nishimura and K. Yoshida, “Dynamical aspects of the plane-wave
matrix model at finite temperature,” JHEP 0606, 052 (2006) [hep-th/0601170].
[23] N. Kawahara, J. Nishimura and S. Takeuchi, “Phase structure of matrix quan-
tum mechanics at finite temperature,” JHEP 0710, 097 (2007) [arXiv:0706.3517
[hep-th]].
[24] M. Hanada, J. Nishimura and S. Takeuchi, “Non-lattice simulation for super-
symmetric gauge theories in one dimension,” Phys. Rev. Lett. 99, 161602 (2007)
[arXiv:0706.1647 [hep-lat]].
[25] K. N. Anagnostopoulos, M. Hanada, J. Nishimura and S. Takeuchi, “Monte Carlo
studies of supersymmetric matrix quantum mechanics with sixteen supercharges at
finite temperature,” arXiv:0707.4454 [hep-th].
[26] N. Kawahara, J. Nishimura and S. Takeuchi, “Exact fuzzy sphere thermodynamics in
matrix quantum mechanics,” JHEP 0705, 091 (2007) [arXiv:0704.3183 [hep-th]].
[27] O. Aharony, J. Marsano, S. Minwalla and T. Wiseman, “Black hole - black string
phase transitions in thermal 1+1 dimensional supersymmetric Yang-Mills theory on
a circle,” Class. Quant. Grav. 21, 5169 (2004) [hep-th/0406210].
[28] O. Aharony, J. Marsano, S. Minwalla, K. Papadodimas, M. Van Raamsdonk and
T. Wiseman, “The phase structure of low dimensional large N gauge theories on
tori,” JHEP 0601, 140 (2006) [hep-th/0508077].
[29] N. Ishibashi, H. Kawai, Y. Kitazawa and A. Tsuchiya, “A large-N reduced model as
superstring,” Nucl. Phys. B 498, 467 (1997) [hep-th/9612115].
[30] T. Hotta, J. Nishimura and A. Tsuchiya, “Dynamical aspects of large N reduced
models,” Nucl. Phys. B 545, 543 (1999) [hep-th/9811220].
[31] J. Ambjorn, K. N. Anagnostopoulos, W. Bietenholz, T. Hotta and J. Nishimura,
“Large N dynamics of dimensionally reduced 4D SU(N) super Yang-Mills theory,”
JHEP 0007, 013 (2000) [hep-th/0003208].
[32] J. Ambjorn, K. N. Anagnostopoulos, W. Bietenholz, T. Hotta and J. Nishimura,
“Monte Carlo studies of the IIB matrix model at large N,” JHEP 0007, 011 (2000)
[hep-th/0005147].
[33] J. Ambjorn, K. N. Anagnostopoulos, W. Bietenholz, F. Hofheinz and J. Nishimura,
“On the spontaneous breakdown of Lorentz symmetry in matrix models of super-
strings,” Phys. Rev. D 65, 086001 (2002) [hep-th/0104260].
13
[34] K. N. Anagnostopoulos and J. Nishimura, “New approach to the complex-action
problem and its application to a nonperturbative study of superstring theory,” Phys.
Rev. D 66, 106008 (2002) [hep-th/0108041].
[35] J. Nishimura, “Exactly solvable matrix models for the dynamical generation of space-
time in superstring theory,” Phys. Rev. D 65, 105012 (2002) [hep-th/0108070].
[36] J. Nishimura, T. Okubo and F. Sugino, “Gaussian expansion analysis of a matrix
model with the spontaneous breakdown of rotational symmetry,” Prog. Theor. Phys.
114, 487 (2005) [hep-th/0412194].
[37] E. Witten, “Anti-de Sitter space, thermal phase transition, and confinement in gauge
theories,” Adv. Theor. Math. Phys. 2, 505 (1998) [hep-th/9803131].
[38] S. Dutta and R. Gopakumar, “Free Fermions and Thermal AdS/CFT,”
arXiv:0711.0133 [hep-th].
14
